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∆EUAt = α + β∆SentImpact
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t−pred +∆Controlst−pred + εt−pred
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∆EUAt = µ+ ρ∆EUAt−1 + ϵt, ϵt ∼ i.i.d.(0, σ2t )
σ2t = α0 + α1ϵ
2
t−1 + βσ
2
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